
sPISOK OPE^ATOK W KNIGE a.m. {URYGINA "pRIKLADNAQ STOHASTIKA:ROBASTNOSTX, OCENIWANIE, PROGNOZ", m.: fINANSY I STATISTIKA, 2000�� sLEWA UKAZYWAETSQ NOMER STRANICY, NIVNIJ INDEKSOZNA^AET NOMER STROKI SNIZU, WERHNIJ | NOMER STROKI SWERHU
NAPE^ATANO SLEDUET ^ITATX2118 0 < limnk EO2k <1 limnk EO2k <12119�20 LEWOE NERAWENSTWO ... NE WYROVDENO.215 ESTX NEOGRANI^ENNYJ INTERWAL (a; b) NE ZAWISIT OT �223 MONOTONNA I NEPRERYWNA NEPRERYWNA2613 @K@ � @@� @K@ _ = 0 @K@ � @@� @K@ _ � �0 g = 0266 URAWNENIQ [:] = 0 URAWNENIQ [:] = �0 g288 (1) fx : h(x; �) > 0g = X287 (2) (1)286 (3) (2)285 (4) (3)337  � = (�1 _g � �0 g)=s =  � = (�1 _g � �0 g)=2s =336 � = ��0=2 � = ��0=�1348 = @@m R1�1  (x�m)g(x�m) dx = = @@m R1�1  (x�m)g(x�m) dx��m=� =346 g(x��) (x��)��1�1+ �g(x��) (x��)��1�1++ @@m R1�1 �(x�m) @@�g(x��)��m=� = + @@m R1�1 �(x�m) @@�g(x��)��m=� dx =362 WARIACII OCENO^NOJ FUNKCII WARIACII P.R. ZAGRQZNENIQ377 PO TEOREME 5.1 PO TEOREME 6.1389 s(x; �) = s(x; ��) =389 sOKRATIW  �NA ! := ��=� sOKRATIW  �NA 1=�388 I OBOZNA^IW � := 1��� I OBOZNA^IW ! := ��=�; � := 1���387 � := ��1(1� !�1) � := 1� !�1384 ! R (: : : ) = !(: : : ) = 0 R (: : : ) = (: : : ) = 0383 DOMNOVIW NA �=! DOMNOVIW NA �418 �m : P sgn((xi��m)=�m � 0; 676) = 0 �m : P sgn(jxi��mj=�m � 0; 676) = 0454 OCENKA tX@KI (1960) 2; 63 1; 94 OCENKA tX@KI (1960) 2; 71 2; 00473 Vm = E 2E _ = 2 Vm = Em  2Eg _ = 2479 Eg _ T (y) = � � � � 0; 485 Eg _ T (y) = � � � � �0; 478472 E _ H(y) = Eg _ H(y) =471 pRI WY^ISLENII WELI^INY : : : NAJDENNOE pRI WY^ISLENII WELI^IN : : : NAJDENNYE481 ZNA^ENIE ZNA^ENIQ492 OCENKI MINIMUMA KONTRASTA OPREDEL<NNY OCENO^NYE FUNKCII OPREDELENY554 1+�3 > 0 1+�3 f > 1605 pRI U^<TE (8) I (9) pRI U^<TE (3) I (4)609 �� : P [(xi � ��)2=�2��2=3] : : : �� : P [(xi � ��)2=�2��1=2] : : :607 �m : P sgn((xi��m)=�m � 0; 676) = 0 �m : P sgn(jxi��mj=�m � 0; 676) = 0614 W�=R (: : : ) dx [� � � R (: : : )e�x2=2�2 W�=R (: : : )e�x2=�2dx [� � � R (: : : )e�x2=�26311 �(x��; �) �(x��+�; �)6315 (1�")'(x��) + " �(x��; �) (1�")'(x��) + " �(x��+�; �)652�9 SM. RIS.2 SM. RIS.16711 12. rADIKALXNOSTX OCENOK I.12. rADIKALXNOSTX OCENOK6712 PRQMOJ R1 NOSITELE X676 R(g;  ) := : : : (RX @@� (x; �) dx)�2 R(g;  ) := : : : (E @@� (x; �))�26814 R : 2; 44 2; 69 : : : R : 2; 91 3; 20 : : :6815 rad �̂ : 1 0; 95 0; 69 0; 54 rad �̂ : 1 0; 91 0; 83 0; 65694 : : : RX x2exp(� 54x2) = : : : : : : RX x2exp(� 54x2) dx = : : :698 : : : RX x2exp(� 34x2) = : : : : : : RX x2exp(� 34x2) dx = : : :7012 c2 := 1p2� R1�1 x2� : : : c2 := 1p2� R1�1 jxj2� : : :7013 = 2�p� R10 s�=2�1e�s ds = = 2�p� R10 s��1=2e�s ds =1



NAPE^ATANO SLEDUET ^ITATX788 �4 = 1 � 3� �4 = 1 � 3�2784 NEKORRELIROWANY I IME@T NEKORRELIROWANY (KROME OCENOK DISPERSIJ) I IME@T780 limnCov(c(ii)� ; c(jj)� ) = �2(1 + �)p+2=(1 + 2�)p=2+2PRI i 6= j; WEKTORY m0 I m��m0 I MATRICY C0I C��C0ASIMPTOTI^ESKI NEZAWISIMY.798 SLEDU@]IJ WID: SLEDU@]IJ WID DLQ q :=(x�m)T(x�m) :804 OTKUDA NAHODIM: OTKUDA NAHODIM DLQ q :=xTC�1x :806 (�1� �2x2 + (1 + �)x4) (�1� �2x2 + �2 (1 + �)x4)809 = 2 + 4�+ 3�2(1 + 2�)p=2+2 = 2 + 4�+ 3�2(1 + 2�)p=2+2(1 + �)2819 ^TO ONI ^TO, KROME OCENOK DISPERSIJ, ONI8210 �2 = (2 + 4�+ 3�2)(1 + �)p=2(1 + 2�)p=2+2 � 2 �2 = (2 + 4�+ (p+ 2)�2)(1 + �)p+2(1 + 2�)p=2+2 � 2833 �0; �� I � �0 = f�(ij)0 g; �� = f�(ij)� g I �8412 W KAVDOJ IZ MATRIC W MATRICE ��8413 NEKORRELIROWANY KORRELIROWANY8412 DK� = limnpDK� =8412 = limnD(1���+�0) +O(n2) = = limn[D �0 +D �� + (p� 1)Covi 6=j(�(ii)� ; �(jj)� )]8410 limnD �� I lim nD �0 limnD ��; limnD �0I limnCov(�(ii)� ; �(jj)� ) PRI i 6= j8410�3 nAJD<M : : : +O(n�1)863 mm := �[(xi �mm)=pqi]�(1=pqi) mm := �(xi=pqi)�(1=pqi)8710  �(x � �) = c [ : : : ] : : :  �(x� �) = [ : : : ] : : :871 � := !�2 = � := 1� !�2 =8810 Es  2c = Es  2c ��c=1 =889 3� 2 + 1(2� !�2)p=2+2 3� 2 + 1(2� !�2)28911 Es  2r = Es  2r ��C=I =925 R10 sp=2e�s ds1 + 
1(2�)p=2es R10 sp=2e�s ds(1 + 
1(2�)p=2es)2926 R10 sp=2 ds1 + 
1(2�)p=2es R10 sp=2 ds(1 + 
1(2�)p=2es)2933 RX y2e�yTy dy = 12p=1+1 RX (1� y2)e�yTy dy = �12p=1+1947 (1 + 
(2�)p=2e�s)�2 (1 + 
(2�)p=2es)�2972 stb�� = 2p+2 : : : stb�� = 2p+5 : : :1024 � = (::: )(::: ) � = 3536 (::: )(::: )1027 kENDALOM kENDALLOM1023 KROME p(p�1)=2 SLAGAEMYH WIDA ��ij�ji; KROME p(p�1)=2 OTRICATELXNYH SLAGAEMYH WIDA��ij�ji I POLOVITELXNYH WIDA �ii�jj ; i 6= j;1031 E �2ij = (3=2p2)p+4=n: E �2ij = (3=2p2)p+4=n; A E �ii�jj = 136 E �2ij :1037 = jCjf1� p(p�1)2n ( : : : g = jCjf1� 3536 p(p�1)2n ( : : : g1039 � = (3=2p2)p+4 : : : � = 3536 (3=2p2)p+4 : : :1052 limz!�rp fp(z)z+r = limz!�rp fp(z)z+rp =1063 = 2rp vp�1(r2p � z2)(p�3)=2 = 2rp vp�1 lim (r2p � z2)(p�3)=21069 z22�e z2(2�e)�11076 29� r4 29� r4p10810 r�p+4p�4 R 10 : : : r�p+5p�4 R 10 : : :1089 R rp�2�rp�2 R rp�4�rp�41083 = R r�r y2 (1� y2=r2) dy = R r�r y2 (1� y2=r2)�2 dy1098 ( 2r )(p�1)=2 R u0 : : : ( 2r )(p�1)=2 c R u0 : : :11011 �1 = 1 + �; �2 = 1� � �1 = 1 + j�j; �2 = 1� j�j11010 � = (l � 1)=(l+ 1) j�j = (l � 1)=(l + 1)2



NAPE^ATANO SLEDUET ^ITATX11311 " IMEET P.R. f2(") " IMEET SIMMETRI^NU@ P.R. f2(")1143 P (xi � �̂)2 P (xi � �0)21173 @@	 Q(�; f;	)� @@� f(z;�) = 0 @@	 Q(�; f;	)� �0 f(z;�)� �1 � @@� f(z;�) = 01170 ZDESX �0 I �1 | WEKTORY KO\FFICIENTOW,NE ZAWISQ]IH OT z; A � | ZNAK POKOMPONENTNOGOUMNOVENIQ WEKTOROW.1182 TEOREMY I.3.1 TEOREMY I.3.1 I LEMMY I.4.11185 � + �o = � [1 + �o] � + �o = � [1 + o]1249 	 = "j"jp1+xTx = sgn"p1+xTx 	 = " _rj"jp1+xTx = _r sgn"p1+xTx1253 = � RY RX @r@�j g dx dy = = � RY RX @ j@y @r@�j g dx dy =12511 =Ppj=0(Es  2)�1 =Ppj=0(Es  2j )�11316;7 MINIMIZIROWATX OPTIMIZIROWATX1318 ) min ) maxs min 1311;2 g=� g=s1322 OPREDELQETSQ ZA S^<T POGRE[NOSTI OCENOK OPREDELQETSQ1326 �j := �̂j � � �j := �̂j � �j1372 27(16p2)�1 16p2=271371 8(3p3)�1 � 0; 61 3p3=8 � 0; 6513911 C := �1 00 C� C := �0 00 C�1407 SOSTAWLQET SOSTAWLQET PRI IZWESTNOM �01408 (1 + �)3(q+1)(1 + 2�)�3(q+1)=2 (q + 1)�2 (1 + �)q+5(1 + 2�)�(q+5)=2 q �214010 (1 + �)3(q+1)(2�)�3(q+1)=2 (q + 1)�3 (1 + �)q+5(2�)�(q+5)=2 q �3 jCj1=214011 (2p2)3(q+1) (2p2)q+514010 (p3=2)3(q+1)=2 (p3=2)q+51409�7 wWED<M : : : I t2 := oBOZNA^IM t2 :=1405 j; k = 0; : : : ; q j; k = 1; : : : ; q1404 �(1 + �)�3(q+1)=2 (cjk �(1 + �)�(q+5)=2 (cjk1403 = (1 + 2�)�3(q+1)=2 (cjk + �j�k) = (1 + 2�)�(q+5)=2 (cjk + �j�k)�21402 = RZ x(j)x(k) : : : = RZ x(j)x(k) : : :1401 (2�)�3(q+1)=2 (cjk + �j�k)�3 (2�)�(q+5)=2 (cjk + �j�k)�3 jCj1=21411 cjk cjk1414 �(1 + �)�3(q+1)=2 �(1 + �)�(q+5)=21415 (1 + 2�)�3(q+1)=2 F (1 + 2�)�(q+5)=2 �2F1416 RZ  i k : : : (2�)�3(q+1)=2 F RZ 		T : : : (2�)�(q+5)=2 �3 jCj1=2 F14113 PO UBYWANI@ KO\FFICIENTA PO UBYWANI@ KWADRATA KO\FFICIENTA1435 FUNKCI@ | WEKTOR FUNKCI@ I WEKTOR15511 SOGLASNO OPREDELENI@ I.8.3 SOGLASNO OPREDELENI@ I.8.215712 12r2 14r21578 4r2 2r21573 o[IBKU a11 o[IBKU a11584;3 � 12 : : : = �� 12 : : : �� =1599 l = r2 l = r221594 12r2 14r21685 cs�t cjs�tj1701 0 < limnk E O2k <1 limnk E O2k <11741 nAJD<M DISPERSI@ nAJD<M DLQ DISPERSII1742 E(ŷ0 � y0)2 E ŷ201741 dt dt ds1774 E (x̂0 � x0)2vt E (x̂0 � x0)2v�1771 � = 1=� !1 � = 1=� ! 01796 kENDAL kENDALL3
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